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Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ttt | eenriensieees 208,814,650 | ....ceorrrrrrererierrirenins | eeeerenenenns 208,814,650 | .....coovvevnce 206,697,728
2. Stocks:
2.1 Preferred SIOCKS........cvueurririiciieeeiesiiseeesi st esesesnsen | reeessneneeneinns 2,500,000 | ..cvorreienrireinerieeriene | e 2,500,000 | cooovrrirriinn 2,500,000
2.2 COMMON STOCKS. .....vuuieriiriiriiesiisii i | sbsesbiess bbbttt essbnsbes | nebanesinsiisssassss s snssnssnnies | cosesisesssessssssise s seenea 0 [
3. Mortgage loans on real estate:
BT FIISEIENS. ..ot | sbess st | sebenes e | e 0 [
3.2 Other than firSEIENS. ..o sines | sressesse st | sesnssnsisssesesnssnsssnssnies | st LU O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocviecveiiicieiiete ettt et es e bbb ss b b ssebe s ssesessnsesassntes | sbessssesessssesesstesessssesasanses | sressssssessssesessssesesssssesssses | reressssesessssesesssssessssesens 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES).......ocviecveiiiiieiiete ettt ettt b bbb b s bessssesessssesessntes | sbessssesesissssesstesessssesasanses | sressssssessssetessssesesssssessnses | seressssesessssesesssssesessesens 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......covvreverieieiesiesieteetess s | ersssessssssessesessissesssssesinss | soesissessessssssesssssessessssssses | sresessessessessesssssssessesnsnd [0 U
5. Cash ($.....13,543,528), cash equivalents ($.....37,037,648)
and short-term investments ($.......... 0) -ttt rnaebes | ereierinsaenes 50,581,176 | ..oovvierireeeeeeeiieeens | cvvveierisiennns 50,581,176 | .cvovverrnne. 53,920,949
6. Contract loans (including §.......... 0 PIEMIUM NOES).....vvvrcvieeriereteeess et setstess s sssns | eesesesssssssssssssssssssesesins | sresssssssssssessssssessesissensenes | sreessessssssessesssessesesenes [0 T
T DBIIVALIVES. ... | Sresb bt | sebenss s | s 0 [
8. Other iNVESIEA @SSELS...........vvrmreeriirreeirieri st eses st enenes | sesss st s st enstsenes | siensssess st ennsne | st (O
9. ReCEIVADIES fOr SECUMHIES........vvvuevireiiiericeieriereiee st sess st esssees. | sesssesssssess st esssessssenes | sisessssesssesssssssesssssssssnne | sesessssssssessssesssenssseens L0
10.  Securities lending reinvested Collateral @SSEtS...........cvvrririreieieireeee e sees | cereveeressieseneens 1,522,200 | ovcveveeererieeeveeereeens | e 1,522,200 | ..coovvverrcrnne 3,658,170
11, Aggregate write-ins fOr INVESIEA @SSELS..........ccoviveeieicrciese et | ersersssssssssssssessessesnsenes [ RO 0 | e [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccccvees | corverrrierenns 19,003,656 | ...ooveeeeeerrereireineirireineins | cereenereeeeneens 19,003,656 | ...oovvrercnne 18,153,849
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PreMIUMS).........ovrerirrirrines [eorrrinrineiesesissiesssensisesss | eessressssesessessnssessessssssnss | sessssssesssssssssssesssssnssens 0 [
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0] erereeeteeeteee e ees ettt ssensaenses | ervsensaenssensaesssesssenssensienas | eestessessessnssies s sieesiiens | eevsesssessaees s sessees s iae 0 [
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS.............cocuiiiiniiieresiesississiesienies | e 304,244 |...ooooiiiininnenens | e 304,244 | ..o 600,457
16.2 Funds held by or deposited with reinSUred COMPANIES............cveieiiveinieieieissieseiiens | cereresiessesessssseseseses | sesesssssssesessssessessessessssens | sosessessssesessssssssssesesns [0 T
16.3 Other amounts receivable under reiNSUraNCE CONMIACES.............ccuuiuiiiiiiiriiriiiiriinns | cerineiiseiiresesesiesissins | s | s 0 [
17. Amounts receivable relating to UNINSUIEA PIANS............cueuiiiveiieieieieieie et ssssenas | essessessssssssessesssssssesesins | ssessesssssssesssssssessesssssssenss | sssessesssssssessessssessesssanes [0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccoevevecviees | covvieiieiniinnnns 1,598,804 | ....cvooveveireiereieseiieies | e 1,598,804 | ....occocvirnn 4,530,289
18.2 Net deferred taX @SSEL..........oiwirrreicriereiesesesesi st nssis | seesssssseeeseeseens 308,000 | ..oovvernrrrerernnes 228,000 | ..ooveerrrirerrinens 80,000 | covoorverrrircirinenns 79,000
19, Guaranty funds receivable O ON AEPOSIL.........c.cveviiriieieieiiiee ettt sees | estessesessssssessesssssstessesns | ssessesssssssessessssessessessssenss | sssessesssssssessessnsessessesanes [0 T
20. Electronic data processing equipment and SOfWATE. ........c.cccviviieieiinieieeee e | cornrssiesessiesesesssssssesess | sessesssssssesesssssssssessessssans | cosesisssssessesssssssssesesnnd [0 T
21.  Furniture and equipment, including health care delivery assets (§.......... 0).ie et et | ereeretes et ieiens | ereseeetesesrerese s s s senen 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rates............oceieeiicieeies [ eeeiieieeeeeeieenieies | e ines | ceerersre s aens 0 [
23. Receivables from parent, subsidiaries and affiliates..........covevirieiiinceeeieiens [ | e | e (0] IO 1,112,261
24. Health care ($.......... 0) and other amounts receivable
25. Aggregate write-ins for other than invested assets
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 12 throUuGh 25).........cccrvereereemreeseeesnessseesssssssssessessssssssssessssssssnsssns | seessmessssssens 285,942,016 | ovvooveererernnen 228,000 | ..ooveernenne 285,714,016 | ..coovvvvennee 292,555,978
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ovcererree | coverremernreneersirneinsissinsnns | eevsessseesssesssssssssssssssssssnss | sensessssssssssssssessessnsssessnd (01 U
28, Total (LINES 26 NG 27).......verrereeieeerneeiseeesseesesessesessessssesssseesssessssssssssessssssssesssssssssnsssas | sossmeeesseeenn 285,942,016 | .ovvooeeereceennen 228,000 | ..ooveernenne 285,714,016 | ..ooovevvennve 292,555,978
DETAILS OF WRITE-INS
110, ettt n e | eess ettt nnst e | eesseess st st enensnenssnnntn | eesteses et nene et O
1102, oottt b et | et ettt nent s | eestenss st enent e nnntn | eestnses s (O
1103, ettt | eebseee st n st s | eebteess st nnent st | eestnses s (O
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ocreurereerrurrereeneinnins | ceereereereesneesseneieesneenees [0 O (0 R L0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......verurrrsrereriesressessmssessnessesessneees | sressssssesssssssssssssssssssenses [0 {0 I [ I 0
2501. Cash ClIEArNNG GCCOUNLS...........civiveireieteeieie ettt ssssenaes | sstessesssessessessesaes 14,864 [ ..o | cevereie e 14,864 | oo
2502, <oeoeeeeeee eSS R e | cebseee b en ettt etnte | seeetsen ettt nene | eeest et e nen s (O
2503, oottt R e | et s eee Rttt enete | serebiee st enent st nens | eeest et enene s (O
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccoveveueiiveireiieiieieees | cvveveisieieesesesesee s [0 1 IR 0 [ oo 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......vururierrenirnressisrrsrssseseessessnessesns | conmessessesssessessesnns 14,864 | oo (U] [ 14,864 | oo 0




Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year §.......... 0]ttt et et bbbt b bbbt snas | eresierenieres s naenas 60,072,172 | oo 60,130,850
2. Reinsurance payable on paid losses and [0S adjuStmeNnt EXPENSES...........cvvueuiiriiiriiiriiireieseeseeseeeeeissenenes | erveseneseneeneinnaes 11,611,883 | oo 32,260,736
3. LOSS AAJUSIMENT EXPENSES. ......vuiverrieisiiiseirieieset ettt bbbttt nnens | ebensebnn b 8,200,206 | ...ovvvererrireirireinne 8,289,103
4, Commissions payable, contingent commissions and Other SIMIlAr ChArGES..........vruririeirirrirrreseseisiesssssssssssssees | rreeeeesesssssesesessesssssssssssenses | seresesnsessssessssssssssssssssssesnes
5. Other expenses (excluding taXes, ICEBNSES AN fEES).........ccuriiiiiriiriciie et ssessnsens | eetesssesssesssessssesse st sstesensens | sbesesesiesessses bbb sanas
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........c.viueiireiiireiiereiereeesee s saesesenes | cevenersse e essssssesnns | evesesse et a e 400
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES))........ccevrrerrrrirriieiereieies | ceerieeiieeie e niens | et
7.2 Net deferred taX HADIIILY...........ccccieiieieisiecee ettt bbb s s s s ssnsesns | cbesssessssessesessesessessssessssessbenas | ebsebessebasses s bbbt n e senaas
8.  Borrowed money §.......... 0 and interest thereon §......... 0ttt sns | srentenses sttt sttt sentns | eeveste sttt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $
warranty reserves of §..........0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACE)...........ovrininninnininininininines | e | e
10, AGVANCE PIEIMIUML....uuiuititiiieiite ettt st es et es et es bbb bbb s b e s st es s ee b e b ee b £ e b e b e b b s b s b e s se b s s et s beb s b esssbessebassetessebasses | Hessetassesassessssesssbesssbessebassebanss | sebebesesesebeses e b e s et ensesen st entees
11.  Dividends declared and unpaid:
1101 SHOCKROIABTS. ...ttt bbb s bbb sttt e b e s et b nbenns | £etsebatsetassetssebsssebas b et sebessebentes | eebebebeb et et et bt s et s et es
11,2 PONCYNOIETS. ..ottt s bbb bbb s et s st nsesnbessnins | abebaetebsetessntessetensebensebestesntanas | betsebassetassetasseb s b eb s b e st santaneas
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS)..........cceuiuriiiririiriciriieirieineie et snseesnseens | eesetesessssessssesssesssbesssbessebesss | sesebssssssesesseseseses et ensesenseseneees
13. Funds held by company Under reiNSUIANCE rEAHES............euiuriiuriiiiriieirieinieneie et ssse sttt saesebenns | etsebessesassessssessbessbesssbessebesss | sesebsssessesebsebes e b en et ensesensesentes
14, Amounts withheld or retained by company for aCCOUNt OF OtNETS...........c.cciiiiiiriir e eieiees [ ettt snas | rebebrebes bbbt nees
15.  Remittances and itemMS NOt AlIOCALEM.............c.cciuiieiei ittt bbbttt assesssnnnas | etesetereresssisssssssssesenas 12,085 | v
16.  Provision for reinsurance (including $.......... 0 CEIETIEA). ... vttt | eben bt 841,000 | .cooveevrrrerrieirieiene 841,000
17. Net adjustments in assets and liabilities due t0 foreign EXChANGE TALES.........c.cuiiriririieiriritr e seesneienns [ eeeiesee et bsnss | rebebnebesnes ettt nees
18, Drafts OULSTANAING. . ..cucvieeeiiei ettt bbbt bbb s s bbbt bbbttt s et s anbens | £etsebatsetassebs b et sbes s b et et essebents | sebebebeb bbbttt en
19.  Payable to parent, subsidiaries and affiliates...........ccceuriririririce st | s 4,889,747 | oo
20, DEMIVALIVES. ......ceuieieceeieieiesieeie e nsens | enen e | et
21, PAYADIE fOr SECUMHIES. ... .. cvuiveriieiciei ettt bbb ns e nsesessens | cbetsebntsetsssebesse s bbb es et nsebenas | etsebresebsssebass e bbb sebenras
22.  Payable for SECUNHIES IENAING. ........coiuiiieiiieiciei sttt bennes | cbstbetnsiesnsienneteneea 1,522,200 | oo 3,658,170
23.  Liability for amounts held under UNINSUIEA PIANS...........cccuiiriiiniiiieieiieeeees st snsesessenns | cbemeisssetsssstsssetesse bt ssbenas | etsebsssessssebass e s s es e bessebaneas
24, Capital notes §.......... 0 and interest thereon §......... Dttt sttt nsnns | ehbentes ettt entas | ebesae et
25.  Aggregate Write-inS fOr [IADIIIHES. ............eu i
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)
27, Protected Cell NADIIHIES. .........cvueveeeerreeicicieici bbbt e
28, Total liabilities (LINES 26 @NU 27).........crvuierieriisrirsessensinsessssssessesse sttt sttt st ssessessessessessessessessessessessessessessees
29.  Aggregate write-ins for Special SUMPIUS fUNGS........c.oceuiriiriiriiicir bbbt | coetebnt bbb (0 OO 0
30.  COMMON CAPIAI SLOCK.........vuiieiiiireiieii ettt bbb bbbttt nnsssenns | cbatbebnteen sttt 3,525,000 | .cooveevrercirieirireins 3,525,000
31, Preferred Capital SIOCK..........coiiiiiieiiree bbbttt ettt bens | cheneb et ettt tas | etseb e bbbt eneas
32.  Aggregate write-ins for other than special SUMPIUS fUNDS..........c.ouririrrinininieee s ssssssssssens | esssssssssssssssssassessessessessessenes (01 OO 0
33, SUIPIUS NOLES.....ueureececececerrreresseeseese s esessessesse st s ee e n s n s s s nsassessessnssens | sresnsssssnessnssnssesnnsnsnsnnsnnsnnsnnes | seresnsenesnnenensnsesnsnsnsnsnsaes
34, Gross paid in and CONLHDULEA SUMPIUS. .......cvevrrerrereeriricicise sttt ess st ess st st s snssnsnsansensns | ssessessessessessessesnnens 7577528 | oo 7,577,528
35, UnasSigned fUNAS (SUMPIUS)........cevuiviveiiieicieicieie ettt a bbb bbb ss sttt sse s s s nssensenas | senvessesessesissesnns 187,479,416 | ..o 176,273,071
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0) ettt | errer et naens | ettt
362 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) vttt enees | eererintesist s eses s s ensensntessntens | eresietesiee s ettt n s ensaenes
37.  Surplus as regards policyholders (LiNes 29 t0 35, 18SS 36)..........ccccvevrueriieiiisiesieseie et ssssens | aesieseisssersssesenes 198,581,944 [ ..o 187,375,599
38, Totals (Page 2, LINE 28, COL. 3)........uuiiuiriiirriiiiiiirisiiesiseiesiseee ettt anin | neieesinen s 285,714,016 [ .coovvvvvrerne 292,555,978
DETAILS OF WRITE-INS
2501, Miscellaneous ACCOUNES PAYADIE...........ccccviriirieiiriieceesie ettt ettt s s asesesessssnsesesesnsnnns | sbesssssesesessssssesesesnssnsees VN £ I 120
2502, bbbt niens | nebieni ettt | s s
2503, £ SERERERE et e
2598. Summary of remaining write-ins for Line 25 from overflow page..
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8DOVE)...... v vrrvrriiereiseieesseseessesses e essensessenens
2901.
2902. ...
2903.
2998.
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)..
3200, et £ £
3202, oAbt
3203, e
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0OVE).......euuiurrererierieriessesiessessisssseseesesssesssssssenssnsenssnsessensesseesssssssssesssss | sesesssssssssssanssssassassassessessesses 0 e 0




Statement for September 30, 2019 of the APPALACHIAN INSURANCE COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

o N O~ W

10.
1.

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24
25.
26.
27.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

UNDERWRITING INCOME

. Premiums earned:

1.1 Direct.............

1.2 Assumed........
1.3 Ceded

(written §......... ).ttt ettt a s enn
(written §.....54,845 475).
(written $.....10,000)........
(WIHEN $....54,835,475) .o eeeeeesessesesesssseeseses s eesseesseseessesssessessse s see s

DEDUCTIONS:

. Losses incurred (current accident year $.....28,303,753):
2.0 DIFBCL. .ottt
2.2 ASSUIMBA. ..ottt s bbb bbb
0 0 o OSSO

. Loss adjustment expenses incurred.......
. Other underwriting expenses incurred................
. Aggregate write-ins for underwriting dedUCHONS...........cccviveiiveicec e
. Total underwriting deductions (Lines 2 through 5)
. Netincome of protected cells
. Net underwriting gain (loss) (Ling 1 minuS LINE 6 + LINE 7).......cccovuevivirieriicisicisicee e

INVESTMENT INCOME
. Netinvestment iNCOME BAMEM. ...
Net realized capital gains (losses) less capital gains tax of $
Net investment gain (10SS) (LINES 9+ 10)......cuiuriuiiriririeirieiree ettt

OTHER INCOME
. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged off §.......... ).ttt s
Finance and service charges not included in PremiUmS............coiriiiririirreseis s
Aggregate write-ins for miscellaneous income
Total other income (LiNES 12 throUGh 14).........cv ittt
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOMe taxes (LINES 8 + 11+ 15)...... i
Dividends to policyholders
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17)........coiriiiriiniirienieneei ettt
Federal and foreign iNCOME taXES INCUITEA. ........c.vueuiuiiiieiieir s
Net income (Line 18 minus Line 19) (10 LN 22)........c.iuiiiiriiirieiieniieeeerie et

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 Prior YEar.........c..ceueieierienieniiniieiseiseieeseesessessessessessessessessessees
Netincome (from LiNg 20).........c..eu ittt
Net transfers (t0) from Protected Cell BCCOUNLS.............vurererereereeriircircircirereeeeeee e
Change in net unrealized capital gains or (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred INCOME taX.........c.. vttt
Change iN NONAAMILEA BSSEES.......vuvrrrrrerrireieiee ettt
Change in provision for reinsurance...
Change iN SUMPIUS NOES. ......cuueeereeicieie ettt
Surplus (contributed to) withdrawn from protected CellS...........ocuiririirirircr e
Cumulative effect of changes in accounting PrINCIPIES..........cuuevreereueieiieire et
Capital changes:

32,1 P MMttt b et
32.2 Transferred from surplus (StOCK DIVIENA).........ovriririiiieiiiececee s
32.3 TranSErTEd 0 SUMPIUS. .....cvuveveeireireeseiet ettt
Surplus adjustments:

3311 P MMttt
33.2 Transferred to capital (StoCk DIVIAENG)........c..cuuevrirriiriiiii e
33.3 Transferred from CaPItal......... ..o
Net remittances from or (10) HOME OffiCe..........cviimiiceeee e
Dividends to stockholders
Change iN TrEASUNY STOCK..........cuiieeiecieicieiecte ettt bbbt
Aggregate write-ins for gains and 10SSES IN SUPIUS............c.vuieieierieieriiriie s
Change in surplus as regards policyholders (Lines 22 through 37)
Surplus as regards policyholders, as of statement date (Lines 21 plus 38)..........coceviurniirnininirceeeeeeeas

........................................................ 44233 | .o 44,233
54,845,475 | ...... .50,929,791 169,083,640

. 210,000 ] s 55,574 ....53,496
............... 54,835,475 | ...............50,918,450 | ...............69,074,377
............... 28,303,753 | ..............42,150,760 | ...............73,078,804
28,303,753 | cooviins .73,078,804

....... 1,707,521 ...2,861,712
15,292,516 | ..o .20,839,980

................. 4,784,632
...(151,621)

................. 4,633,011

............... 14,164,696 | .....c.........(4,090,806)] ...........(21,655,598)
................. 2,972,485 | ..o (904,000) .............(4,546,370)
............... 11,9221 | oo (3,186,806)] ............(17,109,228)
............. 187,375,599 | ...........204,433,847 | ............204,433,847
............... 11,192,211 | oo (3,186,806) | ...........(17,109,228)

11,206,345

....(17,058,248)

............. 198,581,944

coevennen. 187,375,599

0501.
0502.
0503.
0598.

0599

Summary of remaining write-ins for Line 5 from overflow page.............cccceieiririricnieneeneeee e
. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

1401.
1402.
1403.
1498.

1499

Summary of remaining write-ins for Line 14 from overflow page...........ccoeveurieinieinieeesese e
. Totals (Lines 1401 thru 1403 plus 1498) (LIN€ 14 @D0VE).........cevivveieieeriiiiieieee e

3701.
3702. ...
3703.
3798.

3799

Summary of remaining write-ins for Line 37 from overflow page..........cocoereuriinienisinceeesee s
. Totals (Lines 3701 thru 3703 plus 3798) (LIN€ 37 @D0VE)........cocuiuiriieiiereiiecctee ettt neeaerenas
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Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE. ..........cvuieevericecceeie ettt ssesaesenaas | evsesessenssseas 53,985,668 | ................. 50,081,613 | ..cooevvrnee 67,900,593
2. Nt INVESIMENTINCOME. ...t bbbt | rebssesentnseenes 4,896,826 | .....covvrvenes 4489141 | .o 6,360,386
3. Miscellaneous income
4. Total (LINES 1 thTOUGN 3)...ouveuieeieiiiieeiin ittt bbb bbbt eats | ansisenisesisas 58,882,494 | ....cccovvinnnee 54,570,754 | ..ccovvvvrrcrenee 74,260,979
5. Benefit and 10SS related PAYMENLS.........c..coiuiveiiiciieie ettt sanas | saeseeseesensenas 48,717,850 | ..ocvvvernea 47,848,318 | ..o 68,839,986
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.cccvivcreiriieiieiiiierens | et seesssinies | cresssissesssssessssesesssssessess | seeesesssssessssesessssesssssesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccovuevrvcviveieieeeece et | caeveeseesnsenes 17,089,333 | .ocovirenne 18,242,209 | ....coovvevne 24,714,016
8. Dividends Paid t0 POCYNOIAETS........c.cccviiiecieiicisiee ettt bbbt be bbb s s ssaebens | bessesesssssesassstesessssesasntes | sbesssssessssstessssesesssssesinss | sesesessssetesssesessssesesansesens
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gaiNs (I0SSES)..........c.ovverveereeereees | erverrrssreisssisssisssssssssnns | eeessesssssssssnssnsssssssssnsaes | sossosssssssseees (7,212,907)
10.  Total (Lines 5 through 9) ..65,807,183 66,090,527 ....86,341,095
11, Net cash from operations (Lin€ 4 MINUS LINE 10).........cevururemierrerrerecereireiieeenseeesessseesessssssesessesssesssssessssssessesssssssseses | sessessssseseeens (6,924,689) | .....oconvne (11,519,773 | vevvvenne (12,080,116)
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONAS. ..ottt bbbttt | sttt 34,517,406 | ..c.cocvvvvrrnnn. 7,611,237 | v 26,011,124
12.2
12.3 Mortgage loans.
124 Real estate
125 Other INVESIEA @SSELS........uuvueieeiiaciiriieiis ittt bbbttt | cbsees e s s s s e st s s ents | netbssbses bbb s st entes | sbsenbsesbiesbsne bbbt
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS...........cc.ocrerirerrinineieieninnns | e 8,689 | .o 8,161 | oo 4,053
12.7  MISCEIIANEOUS PrOCEEAS.........c..ovcveieeriieiiietsieie ettt et bbb s e bbbt s st st s b ssebesnsesesssaebesssbesenss | sbssesessesessssssessssetesssseness | bersssesessnsessssnsesesnsessssnes | sresessesesssnssessssesesnsesasanns
12.8 Total investment proceeds (LINES 12.1 10 12.7)......cocviuieieeiceeece ettt ssnaes | evsessesissineas 34,526,095 | ...ocevrernnne. 7,619,398 | ..ccoovvene 26,015,177
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... ..36,925,846 |.... 14,779,418
1312 SHOCKS. ..ttt Rt | Shse e bbbttt | Hetbs bbbt | serenb et
13,3 MOMGAGE I0BNS.......couivieiiciitsiie ettt b bbbttt b st b st s s s b st s s ssens | stsstessessesssessessessnsassessnss | stesessssessessssasssssessessntants | esbessessesnsansesses et entes e sas
134 REAIESIAE. ... et | SesienR sttt es | Hresent et | Sete et
13.5  OFNEI INVESIEA @SSELS. ... ..uveeciriuiieiciei ittt ettt ensees | Hebbesb et e st ee bbbt et b eebsnbans | Hietsestasbnessessets e bt senbanias | sbebsessestassebses s st b s snes
13.6  MiSCEIIANEOUS APPIICALIONS. ......ouveereeciirireieiseie et ss ettt en s e st essessens | sosssessesssssssessesssssnsenensnes | sesssssssessessssssenns 28,060 | ..o 0
13.7 Total investments acquired (LINES 13.1 10 13.6)........c.euiuireieiciieieie et sssssse s ssssssessenes | svsessssssssneas 36,925,846 | ..ccoevercra 28,060 | ...cccooerernn 14,779,418
14.  Netincrease or (decrease) in contract 10anNS aNd PrEMIUM NOLES..........cccvevevererieeeisie et ses st ssssessessssssss | sesessesessssssssssessssssesesins | svessessssssssesisssssessesisssssess | sresssssesessssessessesessesssssess
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........ccceuiiereririieieseeseseesssiesessssssessssenes | oovesiessssssnns (2,399,751) | covvevrererennes 7,591,338 | oo 11,235,759
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIAI NOES.......euivieiicicteiieiietete ettt bbbt s st sse s bnses | crssbessessssssessessnssnsassessess | stessesssessessesssssssessessnsanss | sestessessesssssssessessnssnsessesas
16.2 Capital and paid in SUPIUS, 1SS trEASUIY STOCK..........cvurvreriririieririeis st sssssee st ss s ssessansss | sessessssssessessasssnssessasssnssns | ressessessssssessessssssessassansss | stessssssessasssssessasssnssessnnes
163 BOITOWED FUNGS. ... ettt s s bbb | Hebbesb et e bt eeb et s bt b e bsebans | Hietsestaetnessessets e b et senb et | Sbebsessestass e bses s st sessnes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders ween [ e
16.6  Other cash provided (APPHEA)..........cvcvurvrrrieeieieieeeie ettt sttt s ssss st st snsns | ssssessesssnsanes 5,984,667 | ... (16,862,323) | ................ (23,272,070)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | wccceverieinnas 5,984,667 | ...ccoornnn (16,862,323) | ..cooverreans (23,272,070)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17)......ccevrvvreerns | cevreervvenneeens (3,339,773) | cevvrrvrrrerns (20,790,758) | .vovvvrrerrenns (24,116,427)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING O YBAI.......o.ceievee ettt st st sa s ssssansesnses | evaessssnsneas 53,920,949 | ..cccovevnve. 78,037,376 | c.coevernee. 78,037,376
19.2 End of period (LINe 18 PIUS LINE 19.1).....iimiiiiiiriie it siseissssssss bbbt ssssssess | oesisssisnsisas 50,581,176 | ..coovvvvrrnnes 57,246,618 | .....ccccoovenenes 53,920,949

Note: Supplemental disclosures of cash flow information for non-cash transactions:

[ 20.0001
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Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Appalachian Insurance Company ("Company") have been prepared on the basis of accounting practices prescribed

or permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in accordance
with the National Association of Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual subject to any deviations prescribed or
permitted by the Rhode Island Division of Insurance. The Company has no state prescribed or permitted practices.

SSAP FIS FIS
# Page Line# | Current Year to Date 2018

NET INCOME
(1) The Company state basis

(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 11,192,211 |$ (17,109,228)
(2) State Prescribed Practice that are an increase/(decrease) from NAIC

SAP $ $ -
(3) State Permitted Practice that are an increase/(decrease) from NAIC

SAP $ $ -
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 11,192,211 |$ (17,109,228)
SURPLUS
(5) The Company state basis

(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 198,581,944 |$ 187,375,599
(6) State Prescribed Practice that are an increase/(decrease) from NAIC

SAP $ $
(7) State Permitted Practice that are an increase/(decrease) from NAIC

SAP $ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 198,581,944 |$ 187,375,599

B. Use of Estimates
No significant changes.
C. Accounting Policy

(1) No significant changes.

(2)  Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method (required NAIC disclosure regardless of

whether there is any significant change)

Non loan-backed bonds with NAIC designations 1 or 2 are stated at amortized cost using the interest method. Non loan-backed bonds with NAIC
designations of 3 through 6 are stated at the lower of amortized value or fair value. See paragraph 6 for loan-backed and structured securities.

(3)-(5)

No significant changes.

(6)  Basis for Loan-Backed Securities and Adjustment Methodology (required NAIC disclosure regardless of whether there is any significant change)

U.S. government agency loan-backed and structured securities are valued at amortized value. Other loan-backed and structured securities are valued
at either amortized value or fair value, depending on many factors including: type of underlying collateral, whether modeled by NAIC vendor, whether
rated (by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of amortized value to par value and amortized

value to fair value.
(7)-(13)

No significant changes.

D. Going Concern (required NAIC disclosure regardless of whether there is any significant change)

Based upon its evaluation of relevant conditions and events, management has concluded that the Company will continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors
Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.
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Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments

A Mortgage Loans, including Mezzanine Real Estate Loans

No significant changes.

B. Debt Restructuring

No significant changes.

C. Reverse Mortgages

No significant changes.

D. Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1)

Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, and using an effective yield based on
current prepayment assumptions obtained from Bloomberg, rather than anticipated prepayments at the date of purchase. Prepayment assumptions are
reviewed periodically and updated in response to changes in market interest rates.

Securities with Recognized Other-Than-Temporary Impairment

Not applicable.

Recognized OTTI securities

Not applicable.

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earings

as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ -
2. 12 Months or Longer $ -
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ -
2. 12 Months or Longer $ -

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary impairments should be
recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the cost basis of these securities to be
recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash flows of each security. Unrealized losses are
primarily attributable to credit spread widening and increased liquidity discounts. It is possible that the Company could recognize other-than-temporary
impairments in the future on some of the securities, if future events, information and the passage of time causes it to conclude that declines in value are
other-than temporary.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)

(5)

Policies Requiring Collateral

No significant changes.

Collateral Pledged

No significant changes.

Collateral Received

a. Aggregate Amount of Cash Collateral Received
No significant changes.

b.  The fair value of that collateral and of the portion of that collateral that it has sold or repledged (required NAIC
disclosure regardless of whether there is any significant change) $ 1,522,200

c. Information About Sources and Uses of Collateral
No significant changes.

Aggregate Value of the Reinvested Collateral

No significant changes.

Collateral Reinvestment

a. Aggregate Amount of Cash Collateral Reinvested

No significant changes.
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Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued from preceding page)
b. Explanation of Additional Sources of Liquidity for Maturity Date Mismatches
No significant changes.
(6) Detail on Collateral Transactions Not Permitted by Contract or Custom to Sell or Repledge
No significant changes.
(7) Collateral for Securities Lending Transactions that Extend Beyond One Year From the Reporting Date
No significant changes.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant
change)

Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any
significant change)

Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant
change)

Not applicable.
J. Real Estate
Not applicable.
K. Low-Income Housing Tax Credits (LIHTC)

Not applicable.

L. Restricted Assets
No significant changes.
M. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
N. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
0. Structured Notes
Not applicable.
P. 5GI* Securities
Not applicable.
Q. Short Sales
Not applicable.
R. Prepayment Penalty and Acceleration Fees
No significant changes.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
Not applicable.
Note 7 - Investment Income
No significant changes.
Note 8 - Derivative Instruments (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 - Income Taxes
No significant changes.
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes.
Note 11 - Debt
A Debt Including Capital Notes
Not applicable.
B. FHLB (Federal Home Loan Bank) Agreements (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
1)-0)
No significant changes.
(4) Components of Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(5)-(21)
No significant changes.
B. Description of Investment Policies
Not applicable.
C. Fair Value of Plan Assets
Not applicable.
D. Rate of Return Assumptions
Not applicable.
E. Defined Contribution Plans
No significant changes.
F. Multiemployer Plans
Not applicable.
G. Consolidated/Holding Company Plans
No significant changes.
H. Postemployment Benefits and Compensated Absences
Not applicable.
Impact of Medicare Modernization Act on Postretirement Benefits
Not applicable.
Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes.
Note 14 - Liabilities, Contingencies and Assessments
No significant changes.
Note 15 - Leases
No significant changes.
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes.
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Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A Transfers of Receivables Reported as Sales
Not applicable.
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant changes.
(2) Servicing Assets and Servicing Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value
Not applicable.

(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales (required NAIC disclosure regardless of whether
there is any significant change)

Not applicable.
(5) Transfers of Financial Assets Accounted for as Secured Borrowing
Not applicable.
(6) Transfers of Receivables with Recourse
Not applicable.
(7) Repurchase Agreements
Not applicable.
C. Wash Sales (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
Not applicable.
Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable.
Note 20 - Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change)
A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy or designates certain invested
assets as carried at net asset value (NAV). Item 4 provides a discussion of each of these categories.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Cash Equivalents $ - |$ - 18 - |$ 37,037,648 |$ 37,037,648
Total $ - |$ - 1% - |$ 37,037,648 |$ 37,037,648
Liabilities at Fair Value
$ - 18 - |8 - |8 - 1§
Total $ - |$ - 1% - |$ - |$

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
The Company has no assets measured at fair value in the Level 3 category.
(3) Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3 category.
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Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change) (continued from preceding page)

(4) Description of Valuation Techniques and Inputs Used in Fair Value Measurement

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable inputs.
Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.

These two types of inputs create the following fair value hierarchy:

Level 1

Level 2

Level 3

Quoted prices for identical instruments in active markets

Significant inputs to the valuation model are unobservable

Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets that are not active; and
model-derived valuations whose inputs are observable or whose significant value drivers are observable

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by
high quality, very liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity and other
relevant information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where applicable. These
investments are included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those circumstances,
the investment security is classified in Level 3. There are no Level 3 investments at reporting date.

(5) Fair Value Disclosures

Not applicable.

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not applicable.

Fair Value Level

The table below reflects the fair value and admitted values of all admitted assets and liabilities that are financial instruments. The fair values are also
categorized into the three-level fair value hierarchy as described in Note 20A.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 215,030,004 |$ 208,814,650 |$ - |$ 208,814,650 |$ - 1§ $ -
Cash, cash equivalents and
short-term investments $ 50,581,176 |$ 50,581,176 |$ 13,543,528 |$ $ - |$ 37,037,648 |$ -
Securities lending reinvested
collateral assets $ 1522200 |$ 1,522,200 ($ 1,522,200 |$ -8 - 1% - % -
Total $ 267,133,380 |$ 260,918,026 |$ 15,065,728 |$ 208,814,650 |$ - |$ 37,038,648 |$ -

Not Practicable to Estimate Fair Value

Not applicable.

NAV Practical Expedient Investments

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by high
quality, very liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

Note 21 — Other Items

Not applicable.

Note 22 — Events Subsequent

No significant changes.

Note 23 - Reinsurance

No significant changes.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

A-E.

F.

Not applicable.

Risk Sharing Provisions of the Affordable Care Act (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses (required NAIC disclosure regardless of whether there is any significant change)
No significant changes.

Note 26 — Intercompany Pooling Arrangements

No significant changes.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

Not applicable.

Note 30 - Premium Deficiency Reserves

No significant changes.

Note 31 - High Deductibles

Not applicable.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
Not applicable.

Note 33 - Ashestos/Environmental Reserves

No significant changes.

Note 34 - Subscriber Savings Accounts
Not applicable.
Note 35 - Multiple Peril Crop Insurance
Not applicable.
Note 36 - Financial Guaranty Insurance
A Financial Guarantee Insurance Contracts
Not applicable.
B. Schedule of Insured Financial Obligations at the End of the Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

1.2
2.1

22
3.1

3.2
3.3

34
35
41

42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes|[ ]

If yes, has the report been filed with the domiciliary state? Yes |

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes|[ ]

If yes, date of change:

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes|[ ]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes|[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

1 No[]

No[X]

No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes|[ ]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

No[X]

1 2
NAIC
Company

Name of Entity Code

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017

NIA [X]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2017

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 12/08/2018

By what department or departments?

Rhode Island Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] NoJ[ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] NoJ[ ]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes|[ ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes|[ ]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes|[ ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

N/A[X]
NIA[X]

No[X]

No[X]

No[X]

1 2 3 4 5
Affiliate Name Location (City, State) FRB OCC | FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X
a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(
(
(
(d

c) Compliance with applicable governmental laws, rules and regulations;
) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes|[ ]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

Qo7

1 No[]

No[X]
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9.3 Have

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 2,500,000 2,500,000
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,500,000 $ 2,500,000
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 1,522,200
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 1,522,200
16.3 Total payable for securities lending reported on the liability page: $ 1,522,200

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Crit
171

17.2

17.3
174

17.5

ical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services 383 Madison Avenue, New York, NY 10179

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].

1 2
Name of Firm or Individual Affiliation
Sanjay Chawla, SVP, Chief Investment Officer |
Daniel Richards, VP, Portfolio Mgr Fixed Income |
Scott Anthony, VP, Sector Portfolio Mgr Fixed Income |
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] NoJ[ ]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] NoJ[ ]

Q07.1
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176

18.1
18.2

20.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4

Central Registration Depository

Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5
Investment
Management

Agreement (IMA) Filed

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer or obligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

Q07.2

Yes [X]

Yes|[ ]

Yes|[ ]

Nof[ |

No[X]

No[X]



Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

31
3.2

4.1

4.2

6.1
6.2
6.3
6.4

71

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NA[]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0

Total XXX XXX 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ[ ]

Qo8
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
10538........... 03-0308160.......... AMERICAN TRIUMVIRATE INSURANCE COMPANY (ATIC).......cvererermerereeesseemeessseeeseesessneens A UnaUthOMZEd. .. | vveouvereceererneeens | cereerererneeeneeennne
..................... 61-1140366.......... | DRISK INSURANCE INC........ccoovummmmeneienmmmnsnisnssmsssssenmssesssnsssssssensessssssessssssssssssssssssssssssense | U Lovserenerees | UNAUNOMZEA. 1o | covocrensiessninncins | vorirnesiissninscnennns
All Other Insurers
AA-3191390......... CASTLE HARBOUR INUSRANCE LIMITED Unauthorized....
AA-1370049......... GIF RE, S.A.. oottt Unauthorized....
..................... AA-3770336......... |HEXAGON INSURANCE COMPANY, LTD......cvvuuerirmirirrrirrerieresesisessssessesessssssesssesssssessneees Unauthorized.... | c...cvevmeeeeerieeies | vereriereieericeinnns
..................... 98-1291066.......... |ROOSEVELT INSURANCE COMPANY, LTD.......ccoovrrmrersnrrsrerssnerrsnnersseesnneesssesssssssssesssnsnseeenee | CYMuiieer | UNQUEhOMZEA.... | ovvooeviecisen [

Qo9
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......cccoeerrrenrrrinienns
2. Alaska......
3. Arizona
4. ATKANSES......ccereieereinen AR [l B [ e | e | st | seree s
5. California.. 127,150 115,692 ..40,248,871
6. €0l0rado.......coeurirereirerinennCO [t B [ e | et | st | seree s
7. Connecticut
8. Delaware......
9. District of Columbia..
10, Florida.......ocovevereenriniicriine FL [...... B e [ e | e | s | e s 184,824 | ..o 503,079
11, GeOrgia. ..o GA |.. B e [ e | ettt sennts | seresteee et ententns | ssseseeneenins 34,259,782 | ...oovvrennn 33,794,323
12, Hawaii.....c.cooerivnererrinrcien, Hif....... B | e [ e | e | sttt | ettt e | aebee et
13, 1daho...cocecees ID|....... B | e [ et | reeress ettt stentnes | seteseeesestenens st st s entes | fressestesteeent st s s estentenes | seteesessestens st en e snenaa
14, MNOIS....c.ovvveeecrrirerereiris L. B e [ e | et | e | e 835 | e 1,536
15, Indiana.......ccccovvererrerninirriennne IN|..... B | e [ et | reeress ettt stentnes | seteseeesestenens st st s entes | fressestesteeent st s s estentenes | seteesessestens st en e snenaa
16, 1OWa....iccrcs IA .. B | e [ e | e | s | st | aebee e
17, Kansas.......cocoeeneeneereeneineens KS|....... B e [ e | reeees sttt eens | setestee sttt enies | et st sttt nes
18.  Kentucky.....cooeevvvereriicnnen. KY|....... B e | e | et seenens | eeeressreres e sebesnrens | sererereres e rensenenas | aeee
19, LOUISIANA. ....c.urverecererreeeeireenns LA|...... B e [ e | ettt esnts | serestene sttt s | seteseeeest s saesseneas 151 | s 413
20.  Main€.....ocovvreverierererinrirerieians ME | ....... B e [ e | e | e | s | cees
21, Maryland........ccocoveunrinineinnnnne MD|..... B e [ et | ettt | ettt ettt tenes | et entes b st entnes
22. Massachusetts..........c.covunnee. MA|.... B e [ e | s | sttt | e L 10
23, Michigan........cccccververrererennes
24.  Minnesota.... §
25, MiSSISSIPPi....vecvrereereierrene
26, MiSSOUM.....corcrereerrcrieririrrinas
27.  Montana...
28.  Nebraska.........cocooovrerernnenns
29.  Nevada.......cocoemeneereernennens
30. New Hampshire...................... NH]....... B e | e | s | e ressnens | eresereres e | aeee
31, New Jersey.....covveveverennnnn. NJ|....... B [y | e | et | esseses sttt benss | esissest et e ben e s s
32, New MeXiCO.......cocvvrrereriennens NM|....... B [ ererrrrrrennneies | et | ettt asiennenne | rssesseenetastes et tessenenane | seenetestessessstensesetnsennens | srestessesnetess et nreenes
33, New YOrK....oovneneencneiieinne NY|....... B e [ e | e 11,695 | oo 16,902 | ..o 8777173 | e 23,390,669
34.
35.
36.
371.
38.
39.
40.
41.
42.
43.
44,
45.
46. Vermont...
47, Virginia.....ooevveereeseenenenns
48.  Washington........ccccoevrurniennn.
49.  West Virginia
50. Wisconsin
51, Wyoming.....ccccceeevereeerrierennns
52.  American Samoa..................... AS ... Nori | rrtrerrnrirrssiresensinees [ cerreeeesnesssessesssessssensies | resseesesssssssesssssestessanes | sesesssssessessssssstesssssesses | eessessessansessessessessessenes
53, GUAM..coiirrireeeernne GU |...... B e [ e | e | s | e | ares
54.  Puerto RiCO.......covrrrnrrrinienne PR]....... B | e [ e | reeress st ess st estentnnes | srtessessstesssss e stenssnsestes | ressestessnsestessnsssestestanes | seteessessestensessessestansreseas
55.  US Virgin Islands.............c....... VI ... B et | e | et serenns | eseressreaes e eebesinrens | neberereres et en e rennrenenas | aeee
56.  Northern Mariana Islands......MP | ....... N | et | cerrreeenssssessenssessssensres | resseesesssssssesssssessessanes | sesesssssessesssssestessansesins | ressessessaneessensassessessanes
57.  Canada......ccovvmirerernnenne
58.  Aggregate Other Alien
59. Totals
580071, oot
58002, ..ot
58003, ..ot
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | coovvevevereereierns [0 R (0 I T [0 [0 U [0 R 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | [0 I (0] O (01 I [0 I [0 N 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 1 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reiNSUTET...........c..ccrereeererreeereeiieenns 0
(other than their state of domicile - See DSLI) 54 N - None of the above - Not allowed to write business in the state.............. 2
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Organizational Chart
September 30, 2019

Policyholders

Factory Mutual Insurance Company

NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

FM Global de Mexico S.A. de C.V.
NAIC 00000 MEX

Factory Mutual Insurance

Company

Escritorio de Representag¢do No

Brasil LTDA

F"g Insurance FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc FMIC Holdings, Inc.
ompany Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI
Limited ' AlIN ID AA-2730043
NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 Fed ID 05-6009005
NAIC 00000 AIIN ID AA-1370041 NAIC 00000 BRA
| ' |
1 1 1 ] ] ] ] ] | ]
FM Engineering FM »j\pl:)rovals FM Appl.'ov.als FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Europe Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 NAIC 00000 Representacdo NAIC 00000 VT Inc. S.deR.L de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR IRL LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
|
QO
= | | | | | ! |
EM Two 95 95 95 95 Fs""er“;l'l‘c’::' FM do Brasil FM Engineering New
Engineering Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz Colombia Servicos de Consul:‘.mg Providence
Egypt LLC NAIC 00000 DE LLC NAIC 00000 DE NAIC 00000 DE Lender LLC SAS Prevencao de (shanghai) Co Ltd Mutual
NAIC 0000 EGY Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAIC 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 275 175 Johnston 101 FMEC 3460 At 130: e Hobbs Solar II-Iobbs S II-Iobsb:Lc FIYI
Management Wyman Buildin Edgewater Legacy 265 Winter Preston woo 1LLC Solar 4 LLC olar Asia
LLc Hob'bs.Brook Edgewater Wyman LLC g g LLC Ridge LLC NAIC 00000 NAIC 00000 NAIC 00000 NAIC Holdi
Limited LLC LLC LLC LLC LLc & DE DE 00000
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC DE nes
DE GBR DE DE DE DE DE DE DE 00000 Fed ID 46- Fed ID 30- Fed ID 35- DE Pte.
Fed ID 04- Fed ID 04- Fed ID 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- DE 1737956 0871090 2566166 Fed D 38- td.
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 Fed ID 46- 4085564 NAIC
00000
| | 1609795
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street 343
LLc Wyman LLC LLC Bldg LLC 401 285 Central West River 245 81 21LC 3LLC Plaza LLC Winter
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000 Bldg LLC
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE NAIC
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32- Fed ID 30- 00000 DE
Fed ID 04- 3516903 3516902 3516937 DE RI Rl Fed ID 04- Fed ID 27- Fed ID 38- 3982389 0486346 0939299 Fed ID 30-
3516935 Fed ID 27- Fed ID 27- Fed I 27- 3516938 1169682 3942900 0965702
1169682 1595571 1439297
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SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

[4%9)

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
I\Cllz(rjr?bers Name Code Number | RSSD | CIK|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *
0065 | Factory Mutual Insurance Company & its Affiliates.. |21482... |05-0316605.. | ........c.. | ccoee | ceverrrrrrernnnns Factory Mutual Insurance Company Rl UIP s [ttt ettt sensesesns | crsssessessssssessesnses | sesessssessessesns | sressesessssessesssesse s tes et tes s sesse s | ereees N....... 1.
0065 | Factory Mutual Insurance Company & its Affiliates.. [10014... [05-0254496.. | ....ccccc.. | ceee [ corrrernrnrinnns Affiliated FM Insurance Company. Rl A FMIC Holdings, INC......c.vvvnrereeirensereisiinrisnis Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N...... 1.
0065 | Factory Mutual Insurance Company & its Affiliates.. |10316... |05-0284861.. | ........cc. | veeer | ceverreirirnnnne Appalachian Insurance Company...........ccceeveeeriereerinenns Rl RE............ FMIC Holdings, INC.....cvovvivereieieieercsieieieins Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N....... 1.
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |AA-1120610. | ... | ceee [ errermernenennens FM Insurance Company Limited Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... | (R P
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |98-0131767.. | ...ccccccoe [voee | veveeririernnns Risk Engineering Insurance Company Limited A FMIC Holdings, INC.......cccoevvveverriireeiieeisieeins Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | AA-1370041. | .....ccccc. | ceves | ceverreirernnnns FM Insurance EUrope S.A........cccoeeviereieenerieeeeesenees LUX......... A Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... A U P
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... |AA-2730043. | ....ccccoee | ceee [ eorrermernrrneennns FM Global de Mexico S.A. de C.V......ccovvvrveveineneneireins MEX........ A Factory Mutual Insurance Company................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... | (R P
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |20-2740839.. | .....cccce. | vevee | cerverrrerernnens Watch Hill Insurance Company...........ccceevreniereenienennens VT A FMIC Holdings, INC.....ovvevieeieieienieieisessieieineens Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... [05-0453751.. | ..cccocovee | vees [ errererneneinens Corporate Insurance Services, INC.........cccovuveereererrerneenienns Rl NIA......... FMIC Holdings, INC......c.ocreureeiienrireieiencineis Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... [\ TR B
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... New Providence Mutual Limited Risk Engineering Insurance Company Limited.. | Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N
Factory Mutual Insurance Company - Escritorio de
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |..cccovrrrrmrens | rnermernee | veee [ eoreermerneineenens Representagéo No Brasil LTDA. Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... ) (R P
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |05-0520189.. [ ....cccceee [voee | verererreriernnns FM APProvals LLC.........ccccovivereiirieiieeeee e Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | ....ccccoevvivereeies {eveveies | eeee | eerverereiiernnnns FM Engineering International Limited..............cccceeviirennes FM Insurance Company Limited..............c......... Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... [\ TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |..coccovrrerrirrens [ onrrmrrnne | eeree [ erreererrnrinninnns FM Engineering Consulting (Shanghai) Co. Ltd................... FM Global Services LLC..........ccccovvvrnrerrerninienns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... [\ TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | ..cccoocoeiviverreins [ eveveies | veee | cervernrieirernnnns FM Approvals LImited...........cceriereenieneseeieessenennns FM Approvals LLC........cccoeivveiereieieieieniennns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |...cccorrerrrreens | orermernee | eeee [ eoreereerneeneenens FM Approvals Assessoria E Representacéo LTDA. ............ FM Approvals LLC.........coourireererrercncreieeeeene Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooore | oo
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1439297.. [ .....ccc. [oee | vveeviriernnns FMRE Holdings LLC........ccvvvireeiiesieceeee e Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N | e
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... [58-2190659.. | ....ccccoc. | cees | corrermrrnenennens TSB Loss Control Consultants, INC...........cccovereereererenceneunns Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... A (U P
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |05-6009005.. FMIC HoldiNgS, INC......cvuverierieieieissieieeiiesessisesseessneninns Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... | (R P
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |...... . |FM Global Servicios, S.de R.L. de C.V. . . |FMIC Holdings, Inc .| Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-0433536.. FM Global Services LLC..........coveerrenrereineineireireseeneeeenees FMIC Holdings, Inc.... Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N......
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |......ccccouvernnes FM do Brasil Servicos de Prevencao de Perdas LTDA........ FM Global Services LLC............cccevvvvrierrirernnnn, Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516902.. | .. . 1610 Lincoln LLC.... . |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516903.. 404 WYman LLC......ooovreieieeesee s FMRE Holdings LLC........coovveirrenrrrieirrinreeenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516936.. | .......cc. | veeee | cervrrrrerernnnns 275 Wyman LLC........coevieieerese e FMRE Holdings LLC........ccccovvrivreeriieieeies Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... TR B
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [20-8836334.. | ....ccco. | veee [ crrermernenennens 175 WYmMan LLC......coiecceeeceeereeeeeee e sseeeeseines FMRE Holdings LLC........coorerereereereieincineineenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooooe | e
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516937.. [ ....cccce [voee | vevererreriernnns Park Ridge Building LLC.........ccccovvevevvieeeeecceeeeee FMRE Holdings LLC........ccccovveeverieeicrereines Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516935.. | ........cc. | ceeee | cerverrrerrernnnns 93 BUIldING LLC.....ooveeeeee e FMRE Holdings LLC........ccccoovvvivierereeieeiens Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... [\ TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [20-2775533.. | ...ccccovee | voee [ eormermerneeneennns 265 WINEE LLC.....eoeveieceeeereieceeieeeescssseseese s FMRE Holdings LLC........ooovereneerrereirriniineereenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooooe | oo
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1169682.. | .....c.ccc. | veeee | cerverrrerernnens 245 WiInter LLC.....ovveieceiecee s DE.......... NIA.......... 265 WInter LLC......ovvieveeseeeeeeeesenenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1440057.. | ....ccccoo | cees [ cormererrncnennens FMEC Legacy LLC FMRE Holdings LLC........ccovueeeeneerrieieeineeneenas Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... [\ IO B
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516938.. | .....ccccc. | ceves | cervrrrrrerrerrnnns Neponset River LLC FMEC Legacy LLC......ccoovvvrererreerceeeeee s Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... [\ TUU I
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1439297.. | ...ccccce. | vever | cerverrrerrernnnns West Glocester LLC FMEC Legacy LLC......ccccovvivererieesceieies Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... TR I
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... [04-3516901.. | ....ccccoee | veee [ corrermrrnrnennnns 601 Edgewater LLC..........covoveeeercreireecsserese s FMRE Holdings LLC........coovvreeenrireireiecennireenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooore | v
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 27-1595571.. | .cccccove | oee | vevereveriernins 285 Central Avenue, LLC..........ccccoevvvveervicreeecce e [ I NIA........... FMRE Holdings LLC........cccooovveeerieevecrcerenes Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... Nevoor e
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Statement for September 30, 2019 of the APPALAC H IAN I N S U RAN C E COM PANY

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD |CIK|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516897.. . | Hobbs Brook Management LLC... .. |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |.......c.cccovuunne Hobbs Brook Limited.............cccoevieirriieieirieiecese e FMRE Holdings LLC........ccccovverririererereieeiens Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |45-2766487.. 101 EAGeWater LLC.......voveeereeeeeireeeeeeseeeiessseseeseines FMRE Holdings LLC........ooevereneerrereireincennereenns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1169682.. | .. . |401 Edgewater LLC...... . .. |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1439940.. Johnston Building LLC..........ccoernerrrrnenerereecncneies FMRE Holdings LLC........ccoverereeneireieircnnereenns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |.....ccccoviveveens [rvrveiens [roee | eerererririerins FM Global Services Colombia S.A.S........cccooevvvieveeiirennns CoL......... NIA........... FM Global Services LLC............cccovvvrirerirccrnnns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |37-1699077.. | ....cccee. | vever | cervrrrrrerrerrnnns Two Ledgemont LLC.........ccoevieeceieceee s DE....... NIA........... 95 Hayden Mezz Owner LLC........cccccoevvevrerinnn Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [46-0627887.. | ....cccce. | ceee [ vrrermernrneennns 95 HaYdEN LLC......o e sssssssesessennns FMRE Holdings LLC........coovermrnrererreieerneennereenns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |46-0639741.. [ .....c.cc. [voee | veveeririernnns 95 Hayden Lender LLC FMRE Holdings LLC.......cccooovviererieeveceerenes Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [46-0655775.. | ....ccccoee | cere [ coreermerneenennens 95 Hayden Mezz Owner LLC.... FMRE Holdings LLC........ccoeureeeneereireineineineenas Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |46-0644539.. [ ........... [.oee | veveeririernnnns 95 Hayden Mezz Lender LLC..........cccocvvererverercerrerenerennns FMRE Holdings LLC........ccccvverererereirererererans Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |46-1609795.. | .....c.ccc. | veees | cerverrrerrerrnnns 3460 Preston Ridge, LLC........c.ccovcevevieeseeeseese e FMRE Holdings LLC.........ccccoovevriviererieieeiene Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [46-1737956.. | ....ccccoee | veee [ cormermrrnreneennns 1301 ABWOO LLC.....oereere e FMRE Holdings LLC........cooveeerrenrereirnirrcineereenns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 38-3942900.. | ........cc. | veeee | cerverrrrrrerrnens BT WYMAN LLC......oiecee s FMRE Holdings LLC........cccoovvivrrerrieiereinns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 30-0871090.. | .....ccccc. | ceves | cerverrrrrrerrnnae Hobbs Solar 1 LLC FMRE Holdings LLC.........cccoovevivieieirireieeree Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... [38-3982389.. | ....cccco. | veee [ corrrrmrrnrrnrinnns Hobbs Solar 2 LLC FMRE Holdings LLC........coovvrrnrerrirrireieiinreeenns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 32-0486346.. Hobbs Solar 3 LLC.........ccovvieereeseesee s FMRE Holdings LLC........ccccovvrivreereieiereies Ownership........ ....100.000 |Factory Mutual Insurance Company....

=

. |FM Asia Holdings Pte. Ltd . |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ......

0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |...... . .
Green Street Plaza LLC...........ccocoeeviecricesceeeceei FMRE Holdings LLC........cccoovveevevicevcrcene Ownership........ ....100.000 |Factory Mutual Insurance Company.... |...... N e

0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 30-0939299..

0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 35-2566166.. Hobbs Solar 4 LLC FMRE Holdings LLC.........cccovveriviereireeieeiaes Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... |...... . |FM Engineering Egypt LLC... . |FM Engineering International Limted. .... |Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 30-0965702.. 343 Winter Bldg LLC FMRE Holdings LLC........cccovvivivreirereieierreinns Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |..cccorrurmrrnens [ rrermernee | eeeee [ eoreereerneineinens FM Approvals Europe Limited FM Approvals LLC.........coourinieneereerineireieeeeene Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ...... Neooore | e
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 38-4085564.. | ........... [.oee | veveeviriernins Hobbs Solar 5 LLC FMRE Holdings LLC........ccooovvevereicercreene Ownership........ ....100.000 | Factory Mutual Insurance Company.... |...... N e

Aster Explanation

| 1 | Pool Participants: Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

N
WO UTAWN -

1.1,

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......

. Ocean marine.......
. Inland marine........
. Financial guaranty....
Medical professional liability - occurrence....
. Medical professional liability - claims-made..
. Earthquake
. Group accident and health...................
. Credit accident and health....
. Other accident and health.
. Workers' compensation
Other liability-occurrence.....................

Other liability-claims made...
Excess workers' compensation
Products liability-occurrence

Products liability-claims made..............
, 19.2 Private passenger auto liability

L Warranty......oceeeceneenenere s
. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of buSINESS...........ccccvevevereieiieicrisinns
L TOtalS e

: Sum. of remaining write-ins for Line 34 from overflow page.........c..cc.cco....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccecereererrerirsrsririsrienens

Lines of Business

PART 2 - DIRECT PREMIUMS WRITTEN
1

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril.

. International..
L Warranty.....ocecececeee s
. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.

. Financial guaranty..........ccccceuverernenn.
Medical professional liability - occurrence
Medical professional liability - claims made..
. Earthquake........cccoooeveevenieec,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

. Auto physical damage.............cccoeuevneees
. Aircraft (all perils).........cccccevvrvierircirnnn

: Sum. of remaining write-ins for Line 34 from overflow page
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiiinniiniisi s




Statement for September 30, 2019 of the APPALAC H IAN I N S U RAN C E COM PANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

10

1 2 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+09) minus Col. 1) minus Col. 2) (Cols. 11+ 12)
1. 2016 + Prior.....cc. | ooverrecriererenians 7,526 | cooveiiieeeannn80,894 | v 88,420 | o148 [ | s 148 | oo, 11,168 | oo 10 | oo 57,094 | 088,272 | e 3,790 [ (A1) 0
2. 2017 cooieiviieies [erieriesissssiiesissississsieis | eesriesssiessssssssenssnsssssens | sssssessesssssssssssessessenssQ | ossiesiessessessssssssenssssess | sresssssessessansnsesassensanss | srossessesiessensasssssessanes 0 [ oirererssieeiiesiesiesisiiens | ereerissiessssssssessessssssesens | aerisssessessssssesessessssssasies | snssssiessessassesssesassansans (O] I (01 (O] 0
3. Subtotals
2017 4 Prior..ccoo. | v 7526 | oo 60,894 | ...ocoviieeeeeen08,420 | e 148 | oo [0 148 | oo R 10 [ 57,094 | 008,272 | 3,790 [ (3,790) | oo 0
4. 2018..iiiiiieis | et | erssrerensnessnsnssensnssensnss | sonsesssssserensssssessnsseressQ | desieesinesssssrenesssersnsns | sesessssssesesensssessssssesessnies | seresessesesssissesessnsesssanns 0 | eieeiieesiseeiieeeisniees | eersnissesesssessssssesensnsenes | srersssesessssseseneressssnnesens | srsssesessssesessssssasannsenas (O (O I {0 0
5. Subtotals
2018 + Prior......c. | cvoeveeeieriererienians 7,526 | oo, 60,894 | ..ooooirieeereeee88,420 | e, 148 | oo [0 P 148 | o 11,168 | o 10 | e 57,094 | 000 88,272 | i3, 790 [ [EA10) ) 0
6. 2019, [ D0, ST IS D, 0 T DRI 0.0, SR POP DS S [P 30,011 | oo, 30,011 [, XXX otriiriiens [ eonrienresisssissssssssssssssenes | cresessssssssssssessesssssesans | srssssessossossssssssessassanes 0 |, D, 0 SN .0 N PO XXX oo
7. TotalS..cveeeeies | e 7,526 | oo 60,894 | ...coooiiieeeen88,420 | e 148 | oo 30,011 | oo 30,159 | oo 11,168 | oo 10 | e 57,094 | oo 68,272 | oo 3,790 | (3,790) | oo 0
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line7 Line 7
Policyholders | .oocovvvvvvvienen 187,376
T e 504 % | 2. coorrrrerennns (6.2)% | 3. wooveerrrreiren 0.0 %

Col. 13, Line 7

Line 8

4 i, 0.0 %




Statement for September 30, 2019 of the APPALACHIAN INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? NO
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO

Explanation:
4. Thedata for this supplement is not required to be filed.

The data for this supplement is not required to be filed.

2.
3. The data for this supplement is not required to be filed.
4 The data for this supplement is not required to be filed.

Bar Code:

A0 O ARL AR
* 1 0 3 1 6 2 01 94 900000 3 =
A0 0 00 O LA AR e
* 10 316 201945540000 3 =*
A0 RO R AR LA
* 1 0 3 16 2 01 93650000 3 =
A0 RO R TAOR LA e
* 10316 201950540000 3 =*

Q15



Statement for September 30, 2019 of the APPALACHIAN INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2004, ettt ettt A bbbt ee A b ettt e A A e bbb s ae Attt s A e Attt e At e b bt ee At e bbb e ettt s s et et et esnanaetas
2905, e

2997. Summary of remaining write-ins for Line 2
Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

Q16




Statement for September 30, 2019 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot ssessssssssssssssssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISIION..........rverereriirnrreeeeese e
2.2 Additional investment made after acquisition.............ccccccveeeviericiriinnnnns
Current year change in enCUMbBIaNCES...........coveeverrerineneereisneseeseereeeeseeens
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amOUNtS..........c.cciurrereieinenieessese s
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvveveiveveieerieiserereeieeesesens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other...........cccvverrrninrneieissnsee s
ACCIUAI Of dISCOUNL. ..ot Y
Unrealized valuation increase (deCrease)..........cowvrnrerenernresressssesensenssnnens
Total gain (loss) on disposals

Deduct amounts reCeIVEd ON QISPOSAIS...........vuwrrirriiirieieirtieeie sttt ene
Deduct amortization of premium and mortgage interest points and commitment fe€s..........cooreieiecirieieieseeeeeses
Total foreign exchange change in book value/recorded investment excluding accrued interest..........cccocvvevevevveeveerrevennen.
Deduct current year's other-than-temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
TOtal VAIUBHON GIIOWANCE. .........veuieririicieiieis ittt
SUBLOLAl (LINE 11 PIUS LINE 12)....eveeeeierieeeeie ettt ss sttt nen
Deduct total nonadmitted amounts............ccveerereeneneererniniineinns
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot snens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
ACCIUAI Of dISCOUNL........vuieecieiriee et
Unrealized valuation increase (decrease).
Total gain (loss) on disposals................
Deduct amounts received on disposals.............

Deduct amortization of premium and dePreCiation............c.ciuieieiciieieieieee et
Total foreign exchange change in book/adjusted Carrying VAIUE............ceurierurriienrerrieienee et ssesssseseenns
Deduct current year's other-than-temporary impairment reCOgNIZEd...........cceveviirierieieeieeie s
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ceovrvrrrrrieriereeereeseese e
Deduct total nONadMItted @MOUNS..........c.uriuiicirii bbb
Statement value at end of current period (Ling 11 MINUS LINE 12).......ovoreirinisiieiriissessessesssssessesssssssssessnsssssssssssssessssssssssssesses

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© Nk w2

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost 0f bonds and SLOCKS ACQUIFET............c.vuieieeiieiieicct ettt bbb
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM. ..ottt
Total foreign exchange change in book/adjusted Carrying VAIUE............ccocuiveieiciiinieicesee et
Deduct current year's other-than-temporary impairment reCOgNIZEA. ..o s

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees..........c.cccovvereirerirerennns
. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-7+8-9+10)..........ccccevererererrereeeieereesieeiseienens

Deduct total NONAAMItEEd AMOUNES..........c.iviiiieiiciciie ettt

. Statement value at end of current period (Line 11 MINUS LINE 12).......c.cuiiiiiirieiiciesiesesiesisssiessssssessssssesssssssssssssssessssneas

209,197,728
36,925,846

(193,091)
...34,517,406
........................................ 175,539

220,761,238
14,779,418




Statement for September 30, 2019 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)- vttt | ceseeisnsisssississises 184,274,529 | oo 15,345,117 | oo 7,198,812 | oo (2,917,950) | .ooovvreririeienns 188,397,981 | oo 184,274,529 | ..o 189,502,884 | ....oveorieriirinen. 191,293,230
NAIC 2 (B)- 1o | eebesteess sttt eeees 17,915,774 | oo | et 1,474,059 | oo 2,870,051 | oo 16,270,324 | oo 17,915,774 | oo 19,311,766 | ..o 14,409,448
INAIC 3 (B)- 11 ereereereireis et b s | 468 eEs bbb b es | 4ebee R bR bRt E Rt R b | eeebiee R bR bbb bbbk | eeEs e ER SRR R bbb s ts e | e ER ek ae | HEieb iR bbbkt | ShbeR bRttt (O N 995,050
INAIC 4 ()- 11 vrrerveeirisriseiseesis et sese sttt s s ss st st s essessenssnsss | eesssssesessassssssessessassanssessessasssness | eesusssessessssssssessessanssnssessassasssnes | Seeesunssessassssssnesessassnssnssessasssnssns | 4esnssessessassssssessassassasssessessasssnsns | £eetsessessessassssssessastessaessessessanssnes | stssssssessessasssessessent et e ssessensansnes | sntensnesestess st s sttt s 0 [
NAIC 5 (B)- 11 es s es s ss s | 2esess e s s s s s s st s st ss st eees | 4etseeesee e s ts e R st ss e s st es st ns | 4eetseetseessee s s R e R et ee s et s e s s e saes | SeeeseeEAeEseee s e s es s sees s s s ss e | £ieetsee ekt s | Stsstsee s s et sttt st enssenes | Shbeestenes sttt 0 [ o
INAIC B (B)-+.-vveereeseeseeseeese s sese st es s ese s s s b8 b s ssees | £E84EE8 L8 e L8 s e 81 EseeE 81 eE 888 eeE8seE8 1208 | 4081e0EteE et oo E e et eeEteoEt ookt eneenetenEtene | 4oekeeteeseeseeseeReeEeeEeeseesentes | £eeEseeEieeEsoeEseeEseeEseeeteeEteeEseees et | eeEeeE oot eeE oot eeE R ettt ent e | £EieeEeeE et enE et ek ekt entenkenes | Shfeeht ettt ettt 0 | i
TOtAI BONGS....e vttt | ensenssnssnsssnesnens 202,190,303 | ..o 15,345,117 | oo 8,672,871 | .o, (47,899) | cvovveirinerinniiininas 204,668,305 | ..o 202,190,303 | ..o 208,814,650 | ..ooooveniiniiniis 206,697,728

20ISO

.............................. 2,500,000 | ..oovvvvrriniiiniennnnnn2,500,000 | oo 2,500,000

INAIC 2. | Seb e b s b b s bbb bbb e bR bR | £nh e RR e bR RS i SR b e s R s | SEinh e Re s bbb bbb b | Seb e Re R LS E bbb has | £nb e R bbb SRR b bR | SEnh e i e bbb | Shbnh st 0 [

T0. NAIC 3o bbb es | Seb b bbb s bbb bbb bbb bbb | £eEb b E R bR E bbb bbb | Sb bbb bbb bbb | Seb b bE bbb bbb | £eb bbb bbb | Shnb bbb | Shb bbb 0 [
T10 NAIC A | s | HEee s bbb | Shee R e | Sebee bbb | Sheb bbb | s | b 0 [
120 NAIC 5.ttt | Sebea s e st et s bRt | eee e Re e es e h bRt e R R | Hhte e Re i b Rt bt Re et bene | Hebee R e e bR s bt b et nes | £eb e Rt b Rt se et eees | Shete et st | eebene et 0 [ oo
130 INAIC B | SEEneEeEs e b et erE e s et sne R eesentsnE e | € onEeeEseesenisoEnesensententsemsensentsnanes | fEoeeehseesentseEsreentonieisienserieniiiiire | Seiiisemiersoiiieiisessensicsessecseiiociss | Comiiisesiersoiiesesesiecsicsessenseiioces | cieisiesiessensiisiesessonsonsiosensontannne | srioneieeene sttt 0 [
14, Total Preferred SOCK...........oouviiiiiiiiiicirisiirisisccsisscrsinns | risissn s 2,500,000 | ..o 0 [ 0 [ 0 o 2,500,000 | ..o 2,500,000 | ..o 2,500,000 | ..o 2,500,000
15.  Total Bonds and Preferred StocK..........uririniiniiniiniinisnsni i | oeveenesnescnessnecnens 204,690,303 | ..o 15,345,117 | oo 8,672,871 | ..o [CREI) ) 207,168,305 | ....coccvcviriiniiinas 204,690,303 | ...cooviiiiiiiiian 211,314,650 | ..oooooviiiciiiiiinas 209,197,728

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S.......... 0; NAIC3S......... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

QSI103, QS104, QSI05, QSI06, QSI07



Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHOM YEAI.......cvuurrrrererrirnrerineissesessesssssessessssssesssesesssssssssessens | sesmssessssssesssssssssssassnsssssessnens 41,327,204 | oo 78,044,772
2. Cost of cash €QUIVAIENTS CGUINEA.............cveviiiieiecieceeee ettt sssssse e | eesessesssssssesses s sessesse s ss s s ssesneas TO1,755 | oo 1,020,898
3. ACCTUAI OF GISCOUNL. ... bbbk bbbt | oetb sttt bttt ettt | sebbesb st sttt bbb
4. Unrealized valuation iNCIEASE (ECTBASE).........vururrereererreseeeeeseesesesesseessseeaseesessseesessessessssssessesssssssssesssssessessnes | sessessessasssssssssssssssssesssssessessnsnnssans 8,219 | oo 7,052
5. Total Gain (I0SS) ON QISPOSAIS........vuvererireeiieiseeseereeeiseetseee st a st b ettt ettt ss st ensees | oebsessaebseesessesbseesteeb b ess s b bses st nea AT0 | o (2,999)
6. Deduct consideration received on diSPOSAIS.............cccveveiirrireieiciiesieesesseie s esssssssesessssesssssssesesees | snsssessesssssssessssesssssssssssessssensesss 0,000,000 | v 37,742,519
7. Deduct amOrtiZation OF PIEIMIUM. ..ot es sttt ss sttt s st ssenbanens | £2esbseesesseebee s e s s eebee b e b s e e s e b e b e s s s b et e sbesbentns | £huebseeseetasbes e s b eeb e b s b e bt s s bbb n b st
8. Total foreign exchange change in DOOK/ adUSEA CAMTYING VAIUE...........oviuuriuieiereieceneereiie et etseeeessssssens | coesteesessessssesessess st sessessesssesessesbens e ssestantns | £hetsessessastsesestess e s e st es st s sttt n b st e
9. Deduct current year's other-than-temporary impairment FTECOGNIZED. ...........cvueiueiiuiiieieie ettty | tssssessssstessesssssss s ssesssssssessessssessesssssssenss | sosssssessesssssssessetssbessesse b et st ess st entenesntnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-748-9).........ccurrurrurrrinrurriniirriieiieins | ceveeiretseesesseseseesessseesessesssseees 37,037,648 | ..o 41,327,204
11. Deduct total NONAdMItEA BMOUNLS.............ciuuiieiiiiiriiiiiierie sttt | eEE bbb bbbttt | sebbnesbses bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.iueiiiiiiiieieieiicisiisiessiestesies e ssssssssessesnes | esssssessssssssssessessssssssssesssssssanees 37,037,648 | .ovooeee s 41,327,204

QsI08




Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QEO01, QE02, QE03
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Statement for September 30, 2019 of the APPALAC H IAN I N S U RAN C E COM PANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
912828 3W 8 |US TREASURY N/B 07/17/2019........ BARCLAYS ...ttt | avenes 528,359 500,000 5811 |1
912828 6T 2 |UNITED STATES TREAS .1 106/28/2019....... |WELLS FARGO.......cviiiiirriiieieinsisseesise et ssssssenssssssnens | cvees .1,747,852 ..7,500,000 22,750 |1
912828  YB 0 | UNITED STATES TREAS .1 08/30/2019........ [BARCLAYS.......oiiiiiiiiiiiiisiiienienisssissssisssssens e s snssssnssssissnssenes | oenes ..7,068,909 ..7,000,000 5873 [1
0599999, TOtal - BONAS = U.S. GOVEIMIMENL. ... cvoieuiieieitteissteiesestis ettt eessed et sseeis f4eeE e s e E R eEE oL e R £ £ 8 SR8 EEf £ E L8 E R EE 4L £EfEE 8L Ef£EE R L EeEE 1 E £ EE L8 £Ef LR £EE R E£EEEEf L E e £HE R oL E e Ef e E s R e ee fbtheebee b et en b b e n bttt | onbsnesenssensen st enines 15,345,120 | oo 15,000,000 34,434
8399997, TOHAl = BONAS = P ...tttk d b et reh S4eeh e Eees e ehoeb o8 1o E e E oL E £ L8 eEeEeh o0 E £ 08 £h Lo LE£E L b 4L E o0 E oL E e b o018 h oL EEE£E b o088 h b eEfeE L HeE L f e E oL E oL feh L E e h oL E e eh oL E e Eehh b ehE et ehthetbetsetseh et e h e b en et b et en e r et enbens | fenbenieser bttt antenee 15,345,120 ....15,000,000 34,434
8309999, TOAl - BOMMAS. ...ttt ettt f ke eeeeE sk €4 eeEeEE e E R eEE LR Rt EEE LR E R L E LR EE LR SRR L E oL EeEE e £E R eSS E R E e EE R h e eh R ffete et et ettt | entner et 15,345,120 ....15,000,000 34,434
9999999. Total - Bonds, Preferred and Common Stocks et eteietetetetetitetetetetetietesesetetatees  ebebersesessesesetesesesesissesetssseiesesesesetessesesessisessssetesasisesesssetetassisetttetetatsitetsstetetaseitetasetetesseeeet et stetebss et etenietetates | Aesetetesssetetasetetetstetetassetetesetetesaseeaes | etesetetessaetenene et et s antetans 15,345,120 XXX 34,434
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.




Statement for September 30, 2019 of the APPALAC H IAN I N S U RAN C E COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss)on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36179M 2T 6 | GNMA PASS-THRU M SINGLE F .1 09/01/2019. | MORTGAGE PAYDOWN . 136 121,370 02/20/2043.
36200Q 2T 0 |GOVT NATL MTGE ASSN.. . 109/01/2019. | MORTGAGE PAYDOWN..... 2)|.. 2) 2,512 02/15/2032.
912828 RR 3 |U S TREASURY. ... |..108/30/2019. | WELLS FARGO......... v 1,073,555 | . . )| [ I (17,037) [ oo | oo 7,057,041 | .o 11/15/2021.
0599999. Total - Bonds - U.S. GOVEMMENL......vuuierieiiriisisiiisisissnisnisnes | eessssissssssess s sees st st ssnssssssenssnesssnsnes | oseoas 7,197,437 (16,903) | ..ooovvvnvens 0 | (16,903) | ..o 0 [ i 7,180,923 | .o 0 XXX
Bonds - U.S. Special R ue and Special A it
31296S M5 2 |FHLMC ..109/01/2019. | MORTGAGE PAYDOWN.......cocrures | vrvrerrrmrneererrnniseeinns | vvveiineines 2,743 | v 2,743 | v, 2,841 | oo, 2,746 | oo | e (3) [ (3) 2,743 01/01/2034. | 1FE............
31297T WF 6 |FHLMC PC .| 09/01/2019. | MORTGAGE PAYDOWN 4 1,206 09/01/2035. | 1FE....
31411A UG 1 |FEDERALNATLMG . .. 08/01/2019. | MORTGAGE PAYDOWN o . . e . 0 1,601 11/01/2036. | 1FE............
31419A DS 3 |FNMAPASS-THRU LNG30Y.....connren. .. 1 08/01/2019. | MORTGAGE PAYDOWN......coovuves [wommirnmnninnninniinns | v 12,341 | 12,341 | 13,446 | oo 12439 [ | i (98) [ v | v (98) 12,341 09/01/2039. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ........oooiiieiiiiiiiiieississieiseisisssssiesesssesssasessnsensensesns | sssssesieeas 17,891 | oo 17,891 | oo 19,051 | oo 17,989 | oo (| I (1)) IT— (L (97) 0 17,891 0 XXX XXX
Bonds - Industrial and Miscellaneous
25156P AN 3 |DEUTSCHE TELEKOM INTL FIN.............. .| 07/08/2019. | MATURITY....cocoorvvririrerrerirnreneenns [ rneenenirsnesersnrinns | 001,000,000 | oo 1,000,000 | ..........993,710 | ..ccovvrrnnes 999,577 | .ooevrerireeiieenn | cerveerneinn L/ T RO IR 423 | e | e 1,000,000 0 | 60,000 |07/08/2019.
501044 DJ 7 |KROGERCO .1 07/17/2019. MK TAXES SYS....c.ovvvvmiriviniienns 500,000 1,314 474,059 | ..o | ...40,826 | ........40,826 | ....... 17,883 | 08/01/2027.
887317 AR 6 |TIME WARNERINC ... |.. | 06/05/2019. | EXCHANGE...... cerenennnnn2y000 .o .(517)] ... 0 [ L | | 2,000 | 002,000 | i, 12/15/2023.
3899999. Total - Bonds - Industrial and Miscellaneous O OO OO OO OO OO PP UOTOOPOPOSPPOTPTORTOROOY [POTOROR 1,516,885 | ....... 1,500,000 | ....... 1,466,455 | ...ocoooenne 999,060 [V I 1,474,059 | .. 0]....42,826 | .......42,826 | ....... 77,883 XXX
8399997. Total = BONAS = PAM 4. ot | criea 8,732,213 | ....... 8,641,773 | ....... 8,839,464 .8,214,874 0 8,672,873 0]....59339 | ...59339 | ... 194,800 XXX
8399999. TOAl = BONAS. .....cvvoiveiveeiieiste sttt sesssnes | ebsssssssssssssess e st sess s sessseess s snssnssssssenssssnsssnssnsaans | enniaas 8,732,213 | ...... 8,641,773 | ....... 8,839,464 | ..........8,214,874 0 8,672,873 0 59,339 59,339 | ..... 194,800 XXX
9999999. Total - Bonds, Preferred and Common Stocks cee et senis | arvenes 8,732,213 XXX | 8,839,464 | ........... 8,214,874 0 8,672,873 0. 59,339 | ......... 59,339 | ... 194,800 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ..........0.




Statement for September 30, 2019 of the APPALACHIAN INSU RANCE COMPANY

Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt.B-Sn. 1
NONE

Sch.DB -Pt.D -Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

QE06, QE07, QE08, QE09



Statement for September 30, 2019 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash Equival Sct le E Part 2 Type)
000000 00 0 |BOFA SECURITIES, INC......ovvuuirmirireririeiniriseeiessiesieneseesssssssssssssess s esssensssesns 09/24/2019.......
000000 00 0 |HSBC SECURITIES,INC......cocuiuuuiimiimiimiiseiisesisessssesesssesss bbb 09/24/2019.......
000000 00 0 | NOMURA SECURITIES........couurrimimirerirririeiseiseisssisesssesessssssisessessssesssesssses s sssenessesns 09/24/2019.......
000000 00 0 [PERSHING LLC......oiuuieruiimmireiisiiseiseeissees st 09/24/2019.......
000000 00 0 |SOCIETE GENERALE NY BRANCH. ..ottt e sssssssssnsenenes 09/24/2019.......
9199999.  Total - Cash Equivalents (SChedule B Part 2 TYPE)... ... iiriuuiiusereatissieississersessssess s ses sttt snbssnssnsssesas 1,522,200 ....1,5622,200 XXX
9999999, TOHAIS..... ruuuiieeiieiiieiiireie et erbieeni s 1,522,200 | oo, 1,522,200 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....(2,135,970)  Book/Adjusted Carrying Value $.....(2,135,970)
2. Average balance for the year: ~ Fair Value §.....2,634,681  Book/Adjusted Carrying Value $.....2,634,681
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....1,522,200 NAIC 2: §..

QE10




Statement for September 30, 2019 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE

QE11




Statement for September 30, 2019 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOunNt OT Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories

JP MORGAN CHASE..........oovrverrreranrrinrrennns NEW YORK, NY ..oooorerrrirnneinneinnneesnesnnees | eerneeessssesnns | ooveeees 1.360 | oovrrrrnens 40,888 | ..o | e 6,264,968 | ........... 7,126,008 | ......... 13,543,809 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DEPOSIONIES. .........vvrrerrrirererearererrsnianns XXX XXX (506) | .. XXX
0199999. Total Open Depositories . XXX XXX ..6,264,462 ..7,125,627 XXX
0399999. Total Cash on Deposit........ XXX XXX ciernnnn6,264,462 | ...........7,125,627 XXX
0599999. Total Cash, . XXX XXX | 0,888 | 0| 6,264,462 | .......... 7,125,627 XXX

QE12



€130

Statement for September 30, 2019 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

All Other Money Market Mutual Funds

09248U 61 9 |BLACKROCK LIQUIDITY TEMPRUND INST'L.....coouruuueeuuersseeesseesseesssessessseessessssesssessssesssesssesssesssessse s sssesssesssesssassssssssssssassssesssasssssssssssssssesssasssans | sossssesssssssesssnssssssesssessseesas 08/30/2019....... 2.000 | oo | 37,037,648 681,246
8699999, Total - All Other MONEY MATKEE MULUAI FUNGS. ..........uuuiuiieieiessss st LR s 37,037,648 ...681,246
8899999. Total-Cash Equivalents s e | 37,037,648 681,246
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